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REH HFALKIEOLAL, HRIRECL G B AR IEI 2 8. BEAh, AT S mT I g S Y [l A < i 7 5 3C
NI G S NP PER R, e B IR — A 3 A I R B 2 fe (e

T 2018 42 06 H 30 H , A <5 i ARSH K4 A Bl 57651 (45 20 2058 B H 209 — A H A HAN
2 TR [ - B (T B A ) 1€ 2 H ELASTEIE,, DR T A AR 9 R 4 B 45 24 213
Pl

2

(|

6.4.13.3.1 &N AT H A B HITRSh KUK 4
AREES G T ANTE R SIS B R A 42 IR (A TP SRR IE IR AL SIS R M) K (A
TESEETT I S5 B S i A M R T FERE ) (2017 4F 10 H 1 HRHAT) 20 i 2R %t
B H A T R B M RS B4 T B, G I 57 ) XU B T I AR B A RO R FR AR
TALAEE 32 R 1) FR) 45 3 it Aol EAB1) LA S AL 1 R I ] P AR IR B 7 B S B T bR SR s PR R R HEAT 7 252 14 B DU
53K o
A RAT IETF T EAVE R 3 G 0 13HE I 100, HAR G BAIL G5k
LR — R A RATHER AT IS 10%. A5 45 A4
P2 < BN B ) At PO e S R A — X i 4 ) R AT M T R e AN 1% BT A w]
TRH) 15%, ARG MG RESE B NGB RS A K LA R KATH
AIIEBCE, Az BT A R ARGEBCEER 30%.
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A G PTF AP UETFAEUETR A G P BT, R IR AEARAT (8 R 193758 5, 80 2k 4 B Uil
EI 52 PRI GE H LRI TS DL W . BRAh, AR m]3E I S H [l ) < 8 7 5 2 N ) B2
SRS RAPET R, H ER— BRAEIE S G RA B A et (B, AR Eaiest Tiish ik
SRR B TR & AL 2 & 50 1FE K 15%.

RIS MR SE NG HNESH G 7 AR H 305 [ v AR B E AT B P
TSI, B OREE A ORI 082 o] Fp g AN 7 AN TEAE H AR BB = 1 A A AN . RIS, A
AL e NI I 5 B K [ 58 5 i RS H 558 By et T (B P R s A7 8 2 38 Jir DU 36 52 5 3of
(I S5 IR A BE ) RATAT /K PS5 AT 6 B PUH E 5 7A% fAENE B, UL AN [R5 2 0
TS AZ Ty BUREE BRI AT 2125 TR B S It ™A% PR A I < MG R 52 ) R Bl R XS A AE 5 %o
TR BEAh, ARG BN RS 1 I8 W52 5 S el PG B2 AR S vl 14 B8 5 7 I
PRI RS I A i ) RS AR B0 55 A (22 2l AR DR A i 12 28 S i vH S 2 80 JFAE S AL 5%
FRAUESR B8 ™ i S B 2 A € (0 et AN 52 ) 0 T FEIE [ W 52 By g, mT 52 L 44 il 1) 9% ok
EOR SR A FL)E MR G L IR fr— 2

ZiEr LR & TR ISR FR A M DN 45 2R S s P XS B T O St AL A AN o A AL Sl
PRI B0 R4 -

6.4.13.4 TR
T 3% KU A2 6 52 4 BT 45 i T L P 2 0 M/ o SR BN 4 9t B DR I Ak T 3 35 A % TR 2R O 28 3l 1
KA AR, ALHEFZ R AN KU AL A A7 XU

6.4.13.4.1 FIZ K

R 2 PR A i < i T LR 2 S0 B BRI <V 2 T 3 R R AR sl i R A e sl A XU o R R AU
O = 7 1l o T /A Vv = R S AN e R e P e SR
AN S5 S ] 235 PRORR A8 T 37 01 2 B T A IR 0T 3 R SR <5 YA 5 e ) XIS o

AR B < ) i < BN A8 B0 A < T i M R AR M g AT A, TR B R B AL S A
FAE T Bl AR R HEA T B

ARIELG R BRI R S = MG AU A TR, B AR S MR K& E T3 B4
TEAEARAKFLE AL T iR A . AIEERAA MR R GUBME B R ZOREAT AR S5 5& AT
G AFHIRIE S KGR T

6.4.13.4.1.1 F|Z R K ik D
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Bpr: NRM
AR
2018 4FE 6 1 30 H
7
WATAE 2K 273,293,065.39 - - 273’293'065'3
i R S 2,853,938.55 - 4 2,853,938.55
17 RIE S 369,412.11] - 4 369,412.11
N e 1,383,096,872.
e 90,102,000.00 858,628.32| 1,292,136,244.49 ol
M ISIE 778 K - - - -
MRS, - - 2,368,262.58 2,368,262.58
A ER D R - - 192,533.32  192,533.32
o 1,662,174,084.
Ao =San 366,618,416.05 858,628.32| 1,294,697,040.39
76
ik
MNATHIEFE H K - - - -
AT ] 3K - - 447,141.020  447,141.02
AT HE N Fi% - - 2,132,276.88 2,132,276.88
MNATHEE B . - 355,379.48  355,379.48
NATAE 5 % - - 3,603,807.84 3,603,807.84
HoAth 471 £5 - - 698,534.30|  698,534.30)
7,237,139.5
ffit Tt - - 7,237,139.52
2
GBS YRR N 366,618,416.05 858,628.32 1,287,459,900.87|1,654,936,945.
24
EER
2017 % 12 A 31 1N 1-5 4 58Pk AR &1t
H
wre
HRATAER 96,500,668.86 - 4 96,500,668.86
s R D 3,072,536.05 - 4 3,072,536.05
AR S 377,213.15 - 41 377,213.15
N e 1,831,129,993.
e 59,880,000.00 41,771,249,993.75 o
M IBIE 778 5K - - - -
MR R, - - 1,567,459.54, 1,567,459.54
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A FR D R - - - 93,221.40 93,221.40
1,932,741,092.

Ao =San 159,830,418.06 - 41,772,910,674.69
75

B £5t

MNATHIEFE H K - -
AT 2 [A] 3R - - 4 3,104,087.86 3,104,087.86
AT NS - - 4 2,427,215.98 2,427,215.98
NATFEE 7 - - 4 404,535.98 404,535.98
NATAE 5 % - - 4 1,467,461.07 1,467,461.07,
HoAth A7 £5 - - 4 900,777.62 900,777.62
Uikrysean - - - 8,304,078.51 8,304,078.51
1,924,437,014.

) 2R AU B B 159,830,418.06 - 4 1,764,606,596.18
24

T RA R AARIE G KA SCE,  IFH% I A ZE A 3 F0HE Oy H B H
B K.

6.4.13.4.1.2 FI= XK BSR4 3

T 2018 4F 6 H 30 H, AIEEFAMI 5 MG T A FME & 3G 5715 E 1 sy
5.50%(2017 4F 12 H 31 HARFFA), KR Z AR 30 T AR 4 5 i E JC B oRFE I . (2017 4F
12 A 31 H: [A).

6.4.13.4.2 SN XS
AN IR i <k TR 2 S BOR SR BL T RNV SR AR S T A AR B X . AR dE <
IR Bt 7 S St AN RS, PR B KA XU

6.4.13.4.3 HAtH#E XU

AT SRR A 5 e T R 4 i L 1 2 00 M S SR T 4 U 2RI T B R R AT 5 LA
(T S e R R AR B T R A B Bl (R AU o AR 4 2 B B TR ZR 38 & i b T slRAT 1) R T 352 5
(AN S5, T I 1 AR A ks IR AR T BAMIE S R AT A B B 48 5 5 B SRR Bk S IO B o
AT BER YR T UEZF T 37 BEAR P B I 2

ARG A @ B R A SRS, RACE LR sng, xR s
GAAE LR BRI 8T, S5 87 T Is AT 00, 0 357 Bl B A S M@ e s i B MIE SR
HIE P BT S e B M, SRR G 2R G A A E (G R BT A EAT R . AR SRR SE TN E
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LIEREw/)
TS A LR o
AR He il BB

WSO B IAR AL, X 505 SR

B0 B B AR AR AR XU o AR 3 B

PRCE . A A

TBIE, RISl ek L

ot 2 A TP RS AR T L Y D R <

BB 60-95%, i 77 45 BE LA Ry ik < B 7 1B FK) 5-40%, B <o A0 809 1 76 —4F DAY B BUR 5
TFNFEE T HFE R S%LAE o BEAh, AT S i) Bk o B ONRE N AS I < R A IR S A% S Bt M 42
€ W32 Fl 2 Mg BT VE N Rt AT XU 2, B4 VaR(Value at Risk)Fi 35 A I a2 32 < 1 s 1475
FEANRE RS, B I R S 0f RS i AT BRER AL 25 61 o

6.4.13.4.3.1 HARARE KU ML

S NRM
AHAR TAERER
2018 46 A 30 H 2017 & 12 A 31 H
i H Ry b7
N RE FEEHE L Ny IR HHE LL
Bl (%) (%)
1,292,136,244. 1,771,249,993
T o e e — R R 78.08 92.04
49 75
I e X 2 R = N 5
O Lt A e 73 s o K 54
A AR 7= — BUE R BF
HoAth
1,292,136,244. 1,771,249,993
Sann 78.08 92.04
49 75

6.4.13.4.3.2 FAtA RS RURS: O BB 43 BT

iz Bl 4% b i 3 v LA B Hodth Tl 370 B AR AN AR
X5 R e H L 4 PR Y I
o aE CAfr. NRMI0)
AH I R AR 5 AR B PN AERE R
43T

201846 A 30 H

201712 H 31 H

Mg b vE - 5%

N 8,389

HNZ) 10,831

AV Z LA HE T B 5%

/b7 8,389

/4] 10,831
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6.4.14 75 B T BRI Z3AT S vHR R 75 Ui B B AR 0

Teo

7.1 HEREEEHEBN

7 BEAGHRE

L@t NRfx
w5 | min . s E“(ff it
1 &L ariy 1,292,136,244.49 77.74
Hope B 1,292,136,244.49 77.74
2 B - -
3 I 7 WA i 5 90,960,628.32 5.47
Hrp: fizz 90,960,628.32 5.47
B SCRRIESR - -
4 b B - -
5 S RUATA ST - -
6 SKNIREE Gl v e - )
Horbre S 2RI 1) S NGRS 4 i ] ]
i
7 BATHAME T LT e a1t 276,147,003.94 16.61
8 HoAth #5351 55 7 2,930,208.01 0.18
9 &t 1,662,174,084.76 100.00
7.2 WMEPRZETWHRORERRTHAE
7.2.1 WEREATW AR BN R R A S
Fes | P S RES N Il S
A K R . Dk - .
B TR 112,805,630.00 6.82
C izl 766,522,715.46 46.32
D L)L 7. R BOKAE = AR 71,559.85 0.00
jesiin4 ; )
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F R FZE 119,573,802.56 7.23
G AZiEIsH . A EFHREDL 78,197,420.00 4.73
H ¥ 15 FB ol 114,242,874.57 6.90
I = EAER . AR E BRI S Y - -
J Sl 201,104.40 0.01
K = - B}
L FHGTRNRS 45 AR 55k 89,657,511.51 542
M BFEAE 7R A F AR AR 55\ - B}
N IKFS PREEFNA FL At B 81,226.14 0.00
0 R RS . BRI HA IR S - -
P HE - -
Q PARSSTAE 10,782,400.00 0.65
R A RE g R - -
S ZiE - -

ann 1,292,136,244.49 78.08

7.3 IR FMME b EE B FHE LR/ N B BT R R A 4

SRR NRTT

i B 4 E i
Fag | B Ji% S A4 PR HE(K) AN E
1B 451 (%)
1 600028 HEAEL 15,387,000 99,861,630.00 6.03
2 600761 ZRET 8,941,300 81,187,004.00 491
3 300357 TR AEY) 1,734,800 69,166,476.00 4.18
4 002120 By i gy 1,266,600 67,193,130.00 4.06
5 600085 &) 4= 5 1,737,400 61,295,472.00 3.70
6 600754 BRVL A 1,568,287 57,963,887.52 3.50
7 002024 73T Gy ) 4,077,657 57,413,410.56 3.47
8 600258 RS 2,071,365 56,278,987.05 3.40
9 601888 Hh ] [ i 785,927 50,621,558.07 3.06
10 002152 T HZ 8,459,200 49,740,096.00 3.01
11 601877 IEZRHLER 2,000,000 44,640,000.00 2.70
12 603708 F A 2,000,000 43,980,000.00 2.66
13 603365 KEZRY] 1,668,800 40,568,528.00 2.45
14 002027 I3 AR 4,078,992 39,035,953.44 2.36
15 002308 A A 4,144,564 34,399,881.20 2.08
16 600518 FESE A5 1,500,000 34,320,000.00 2.07
17 300009 ZREY) 1,800,000 33,192,000.00 2.01
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18 002293 PR 2,200,000 33,066,000.00 2.00
19 600623 HEHEE A 3,300,000 32,934,000.00 1.99
20 000869 ik BA 800,000 31,888,000.00 1.93
21 603369 At 2% 1,271,900 29,037,477.00 1.75
22 603839 2 1E I 1,600,000 28,976,000.00 1.75
23 600879 LIV 3,800,058 26,714,407.74 1.61
24 600409 =R 2,013,000 17,331,930.00 1.05
25 601952 DiN=Y ¥ 2,400,000 16,296,000.00 0.98
26 000726 B ORA 1,500,000 16,185,000.00 0.98
27 600141 MR 1,320,000 15,378,000.00 0.93
28 002304 PEI By 116,200 15,291,920.00 0.92
29 000822 Lt AR Ak 1,800,000 12,546,000.00 0.76
30 600428 oz Y 3,099,800 11,004,290.00 0.66
31 600896 *ST % 2,000,000 10,240,000.00 0.62
32 600993 B4 600,000 10,206,000.00 0.62
33 600305 G M 1,040,000 9,526,400.00 0.58
34 603877 KT 246,100 8,202,513.00 0.50
35 000516 b= 1,664,800 7,974,392.00 0.48
36 600547 R34 300,000 7,176,000.00 0.43
37 000426 P |44 800,000 5,768,000.00 0.35
38 002568 AiE A 400,000 5,404,000.00 0.33
39 601965 Hh VAR 631,191 5,289,380.58 0.32
40 603001 DR [ Fs 396,566 4,723,101.06 0.29
41 002475 AZIY 203,700 4,591,398.00 0.28
42 603609 AREHO 400,000 3,776,000.00 0.23
43 300750 TAEEAR 10,261 738,381.56 0.04
44 002044 AP 24,000 542,400.00 0.03
45 601066 S 18,690 201,104.40 0.01
46 603587 H B 2,442 100,879.02 0.01
47 601330 G777 4,971 81,226.14 0.00
48 603693 LI HTRE 5,384 48,456.00 0.00
49 603706 RITHF 1,765 23,103.85 0.00
50 603105 RERHE 3,410 16,470.30 0.00

74 REHAREE R AEHE AR
741 BTN HE YIRS R FE 29500 20 4 KRR R4
EA: AR

o AR L 4
5 Ji ZE AR Ji B A4 R EN L DN P A LA
(%)
002120 FIE By 74,256,905.55 3.86
2 000426 Ml 63,832,414.15 3.32
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3 002024 T Gy 56,953,913.43 2.96
4 600754 VTR 56,910,358.47 2.96
5 600258 TR E 56,907,490.38 2.96
6 603365 KEZRY] 56,745,229.15 2.95
7 601877 IEZRH 54,084,624.25 2.81
8 600409 =R 53,772,332.56 2.79
9 601888 Hh [ [ i 53,618,682.73 2.79
10 300498 AR v iy 49,673,853.46 2.58
11 600518 RESEZ) 44,491,437.70 2.31
12 002027 Iy AR 41,604,259.65 2.16
13 600623 HEHEE 38,893,365.80 2.02
14 600612 ZRAHE 34,797,507.52 1.81
15 300009 ZRAY) 33,637,133.39 1.75
16 000783 KATAES: 32,957,859.00 1.71
17 603839 2 I 1) 32,863,590.69 1.71
18 603708 F 31,991,188.26 1.66
19 600879 iR T 30,973,540.90 1.61
20 603369 A 2% 30,083,594.34 1.56

T AT RN BB 24 KSR i RS BN AR LU ) 3181, AN B SRAE 5 9 A

7.4.2 RFSEH W HIRIE-E B FE 2980T 20 4 KR4
EHA: AR

AR AL 4
F5 i ZEARHS, Ji% S A PR A R 132 A P A EL A
(%)
1 600547 R 354 85,936,451.30 4.47
2 600172 BT JiE R 82,862,665.78 4.31
3 300357 T4 72,087,596.58 3.75
4 600428 oz Y 63,029,559.50 3.28
5 002152 T HLZ 59,978,378.44 3.12
6 600138 SRR 58,555,957.00 3.04
7 300498 i A 57,412,468.71 2.98
8 600436 FAFE 56,068,019.93 2.91
9 000930 HoRR A AL 53,459,784.62 2.78
10 000426 P |44 50,343,282.61 2.62
11 000060 W g IS T 47,720,948.73 2.48
12 000970 AR =38 46,294,877.66 2.41
13 000783 LSARTI 41,983,677.97 2.18
14 000039 AR LE A 41,824,476.34 2.17
15 001979 LA 41,696,014.90 2.17
16 600612 EALREE 40,709,107.92 2.12
17 601857 Hh 35,306,231.26 1.83
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18 601899 <t/ 4 34,982,777.75 1.82
19 600993 YA 32,388,622.94 1.68
20 600409 =RHWT 32,286,464.45 1.68

T AT S G 3 S A e (RS BN IR LRSS B ) 3181, AN B ORAS 5 9 A

7.4.3 TNBER A S8 RS H R HT N B AT

SRR NRTT

SENBEEERI A (AS) B 1,794,670,178.26
SEHRERRN (3E) B 2,115,825,435.34

TE: ATTNBERHEA (R AU SE BRI OREZ) B H 4% S T2 R AZ e
(A AN TR AR H ) 3151, AFREMRAZ S 2

7.5 WIRIEGIF AR FSFRERAS

SRR NRTT

AR B EHE
5 5T i 2 fehE
#il(%)

1 E F 5 - )
2 | RATEHE - -
3 Rt 90,102,000.00 5.44
Horr: BORTE SR 90,102,000.00 5.44

4 e fige - -
5 AP AT S bt - -
6 ] SR - -
7 AR (AT RS Hafit) 858,628.32 0.05
8 [ Ml A7 B - -
9 | Hit ; )
10 | At 90,960,628.32 5.50

7.6 BRI A SHE GBS E LB /N EE R I ET LA R s R A

SRERA: NRMIT

S | BRI

HE (5K)

SR SN

{EELBI(%)
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1 130325 13 3k 25 300,000 | 30,120,000.00 1.82
2 150223 15 [EJF 23 300,000 | 29,979,000.00 1.81
3 150317 15 @k 17 200,000 |  19,980,000.00 1.21
4 170413 17 &K 13 100,000 |  10,023,000.00 0.61
5 127005 KAE A5 9,042 858,628.32 0.05

7.7 RN FMME b B HE RN B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

7.8 MEPRE A RIME HGE ST FE BN LA R SRR T A
AEERRERRFFA T RIE.

7.9 SPARAE A FOMME o B4 B 15HE BB R /NER R B AT A8 BUES 3R 4
AIE AR RRFFABOERH -

7.10 REWARAZE ST R KIBARR I 2 E O
7.10.1 FEPARA T SHH KB B Re A1 20 B 4

AR He AN A A BB B B

7.10.2 AREEFBIAROBFER
Teo

7.11 G AR AT LB B E 5 B 5238 5 B oL i
7.11.1 AEAE GRS RBUR

T
7.11.2 WEPIRAESHBH B R R A58 40

ARSI AR AT BB E G B
7.11.3 A E AR BR

T

7.12 BBHAEREME

7021 AIRERIN, AIESBR AT RAUESF I RAT EARRA B E R LRIE AR, A ER
L gmb H A — N Z B ATl T, AT R

7.12.2 REEG R IR TR, AAAFERCR T L8 A RIMUE &I R R R AR 5
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7.12.3 BHAR HAR S B =1 B
B NRhoc
Fr5 2R B
1 A PRIE S 369,412.11
2 I WCAIE 25 7 R K
3 S UL il
4 SRR 2,368,262.58
5 JS2AT FR K 192,533.32
6 HoAt B2
7 R A
8 oAb
9 &t 2,930,208.01
7.12.4 FAFRFER AL T 5B I AT S 3 £ 55 B 40
AR Fe S AR R AR AT AT AL T BT P e e f5 57
7.12.5 BRI BT H AR T IE 32 PR B 1L 35 B
AR BE G AR TS AR AT+ 44 ISR R AR B 32 PR G DL o
8 EEHFREAER
8.1 MIKRESHIRFE A BRIFENEH
BT
R N4kt
) FURE I DR N s e
ey EPsY /iy PSSy
AR e R R i
91,007 12,906.78 | 42,152,121.03 3.59% | 1,132,455,477.35 | 96.41%
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8.2 HIRESEEAKMLNRFFAEEESHHRL

TiH B a4 o 3k 4 A A EL 451

HEEHNTE M G A AR S 2,810.13 0.00%
8.3 HiRESEHE AN BIFARFBRE SN E X F B

RNFEHBEHN D HEEFEMT TIN5 AT ZRES M HLSEREEXEA 0,

ARSI S LA AL S HUEEREEXEA 0,

9 HABARELEHLIT)
BT Ao

HEEFARH (2007 44 H 10 H) FE00 %0 w40 500,000,000.00
A AE B HAA) 3 4 1 A A 1,250,293,724.29
A A BASE 4 S HR A A5 16,142,352.55
Pl ASHR A S 4 B [B] 47 91,828,478.46
AH A HHIE G 47 2 AR B 40 -
AH A A HA AR B 4 4 B 1,174,607,598.38

?_:‘E: /é\ EE}“\@{%%’E@%T%)\{Q%’D?O /é\ﬂi@{ﬁ%ﬁé\%ﬁtﬂ{%%’mo

10 BERFHER

10.1 EEHHRFAE AKRS R

S IR T S B A AR 23R

102 2 EEAN. ESTEANENIESITERNINERATRF)

1. AR AL G BN R NSRS IR

2018 4E 2 1 13 H, HeEENKA T (e ZEGEHAMRAF KT R DLHBHER L) » HH
oA WREAP e BRI L AR S B E S LR,

2. FAREARIESITE N LTI ELE I TE R NS T

T

103 RESEHEAN. Bl ESEEWSKIFR

R WIN T AT G 7 L AT S IR o T 75 TN JE B BN TE B B A G I 7= R
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10.4 B & B B RIS AR
A T e R S 0
10.5 H & HEAT I 2o TR T
A A o AR B B TS5 5
106 A FE4 AR E ST\ RS E R TEHR
CHR AP AT R AT BB\ B I A TR A T
10.7 B4 FFIVES A T2 5 B ST
10.7.1 34 T FIES A R 5 BT AT BB T S A L

S ARG
R L
PR, ey )
%&gg 4 @gég e
LBl Ll

55
E 2L T
Kk

HEHZ
ZAFUESF
fEIBAET
TR UESR
bt
KIRIUESF
R AR
[ HUE R
PFIESR
TEZRESF
IR
GBS
FAGUESF
EARZ ST S
HERIE SR
FE 5
B ARESR
RRIESF
NI IEZ
LIRS
RACIES?
PR
POlIESF
JRAESR

R [ P

N

RAIES

972,360,107.27

24.88%

905,559.13

25.13%

T ZRIIESR

N(Rr(RrRr|RrRr[RrR|INRNR|(RIRIRP|R|R[N|RP|R[R|RP|R[PRR|R|R|R~

828,119,752.03

21.19%

758,551.96

21.05%
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VO 2R T W 1 639,783,766.51 | 16.37% 583,035.03 | 16.18% | -
HRTIE 7 1 342,922,731.84 8.77% 319,361.92 8.86% | -
HEBIIES 1 262,722,277.05 6.72% 244,673.68 6.79% | -
KA 1 241,749,726.00 6.19% 220,307.01 6.11% | -
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